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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EQUITY
AUSTRALIAN DOLLAR

685085003 STOCKLAND REIT NPV 13 Feb 2013 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8 0.0118 Feb 2013

100,000.000 0.966884 NJDX Local 3.555700 0.00 711.14 0.00 356,281.14
Base 3.677484 0.00 735.50 0.00 368,483.85

AUSTRALIAN DOLLAR  Total

100,000.000 0.00

0.00

711.14

735.50

0.00

0.00

356,281.14

368,483.85

Local

Base

CANADIAN DOLLAR

131253999 CALLOWAY REAL ESTATE INVESTM REIT NPV 15 Feb 2013 7 AUTREPAT-DIV RE CAD/CAN22 Feb 2013

242.000 1.005850 NJDX Local 28.359214 0.00 0.00 0.00 6,862.93
Base 28.194277 0.00 0.00 0.00 6,823.03

13650J955 CAN REAL ESTATE INVEST TRUST REIT NPV 14 Feb 2013 6 AUTREPAT-DIV RE CAD/CAN20 Feb 2013

136.000 1.001050 NJDX Local 43.554044 0.00 0.00 0.00 5,923.35
Base 43.508360 0.00 0.00 0.00 5,917.15

494104953 KILLAM PROPERTIES INC COMMON STOCK 12 Feb 2013 CANACCORDGENUITY CORP. CAD/CAN 0.0515 Feb 2013

22,000.000 1.002450 NJDX Local 13.078600 0.00 1,100.00 0.00 288,829.20
Base 13.046636 0.00 1,097.31 0.00 288,123.30

13 Feb 2013 CANACCORDGENUITY CORP. CAD/CAN 0.0519 Feb 2013

10,000.000 1.002450 NJDX Local 13.084600 0.00 500.00 0.00 131,346.00
Base 13.052621 0.00 498.78 0.00 131,024.99

494104953 Total

32,000.000 Local 0.00 1,600.00 0.00 420,175.20
Base 0.00 1,596.09 0.00 419,148.29
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CANADIAN DOLLAR  Total

32,378.000 0.00

0.00

1,600.00

1,596.09

0.00

0.00

432,961.48

431,888.47

Local

Base

EURO CURRENCY

FRANCE

707624904 UNIBAIL RODAMCO SE REIT EUR5. 06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.35

500.000 0.738662 NJDX Local 172.017700 0.00 129.01 0.00 86,137.86
Base 232.877419 0.00 174.65 0.00 116,613.36

06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.35CANCEL

-500.000 0.738662 NJDX Local 172.017700 0.00 -129.01 0.00 -86,137.86
Base 232.877419 0.00 -174.65 0.00 -116,613.36

06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.82

500.000 0.738662 NJDX Local 172.017700 0.00 301.03 0.00 86,309.88
Base 232.877419 0.00 407.53 0.00 116,846.24

06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.82CANCEL

-500.000 0.738662 NJDX Local 172.017700 0.00 -301.03 0.00 -86,309.88
Base 232.877419 0.00 -407.53 0.00 -116,846.24

06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.3511 Feb 2013

500.000 0.739372 NJDX Local 172.017700 0.00 129.01 172.02 86,309.88
Base 232.653934 0.00 174.49 232.66 116,734.11

12 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/FR4 0.3515 Feb 2013

2,500.000 0.742694 NJDX Local 171.000000 0.00 641.25 855.00 428,996.25
Base 230.242873 0.00 863.41 1,151.21 577,621.81

707624904 Total

3,000.000 Local 0.00 770.26 1,027.02 515,306.13
Base 0.00 1,037.90 1,383.87 694,355.92
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

FRANCE Total
3,000.000 0.00

0.00 1,037.90

770.26

1,383.87

1,027.02 515,306.13

694,355.92

Local

Base

GERMANY

B9G6L8900 LEG IMMOBILIEN AG COMMON STOCK 06 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/DE5 0.0908 Feb 2013

1,500.000 0.738662 NJDX Local 43.000000 0.00 96.75 0.00 64,596.75
Base 58.213364 0.00 130.98 0.00 87,451.03

26 Feb 2013 BNP PARIBAS SECURITIES SERVICES EUR/DE5 0.0928 Feb 2013

15,000.000 0.764935 NJDX Local 43.830000 0.00 986.18 0.00 658,436.18
Base 57.298986 0.00 1,289.23 0.00 860,774.03

B9G6L8900 Total

16,500.000 Local 0.00 1,082.93 0.00 723,032.93
Base 0.00 1,420.21 0.00 948,225.06

GERMANY Total
16,500.000 0.00

0.00 1,420.21

1,082.93

0.00

0.00 723,032.93

948,225.06

Local

Base

UNITED STATES

ACI0055B4 GOLDMAN SACHS PVT EQ NJ II LTD PARTNERSHIP 05 Feb 2013 MANAGEMENT FEES OUTSIDE COMMIT EUR/BOS

360,584.000 0.735294 NJBE Local 1.000000 0.00 0.00 0.00 360,584.00
Base 1.360000 0.00 0.00 0.00 490,394.24

05 Feb 2013 MANAGEMENT FEES OUTSIDE COMMIT EUR/BOSCANCEL

-360,584.000 0.735294 NJBE Local 1.000000 0.00 0.00 0.00 -360,584.00
Base 1.360000 0.00 0.00 0.00 -490,394.24

ACI0055B4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

UNITED STATES Total
0.000 0.00

0.00 0.00

0.00

0.00

0.00 0.00

0.00

Local

Base
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

EURO CURRENCY  Total

19,500.000 0.00

0.00

1,853.19

2,458.11

1,027.02

1,383.87

1,238,339.06

1,642,580.98

Local

Base

HONG KONG DOLLAR

B16YNS901 SHIMAO PROPERTY HOLDINGS LTD COMMON STOCK HKD.1 19 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK121 Feb 2013

100,000.000 7.754550 NJDX Local 15.240000 0.00 3,048.00 1,645.92 1,528,693.91
Base 1.965298 0.00 393.06 212.25 197,135.09

B67C2G906 SWIRE PROPERTIES LTD COMMON STOCK HKD1. 05 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1 0.0107 Feb 2013

150,000.000 7.754350 NJDX Local 27.885500 0.00 8,365.65 4,517.62 4,195,708.26
Base 3.596111 0.00 1,078.83 582.59 541,078.01

22 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1 0.0126 Feb 2013

113,000.000 7.755750 NJDX Local 28.571200 0.00 6,457.09 3,487.29 3,238,489.98
Base 3.683873 0.00 832.56 449.64 417,559.87

B67C2G906 Total

263,000.000 Local 0.00 14,822.74 8,004.91 7,434,198.24
Base 0.00 1,911.39 1,032.23 958,637.88

HONG KONG DOLLAR  Total

363,000.000 0.00

0.00

17,870.74

2,304.45

9,650.83

1,244.48

8,962,892.15

1,155,772.97

Local

Base

JAPANESE YEN

659672000 MITSUBISHI ESTATE CO LTD COMMON STOCK 19 Feb 2013 CLSA SINGAPORE PTE LTD. JPY/JP3 0.0322 Feb 2013

48,000.000 93.520000 NJDX Local 2,130.122896 0.00 122,695.00 0.00 102,368,594.00
Base 22.777191 0.00 1,311.97 0.00 1,094,617.13

B98BC6902 NIPPON PROLOGIS REIT INC REIT 04 Feb 2013 SMBC SECURITIES INC JPY/JP314 Feb 2013

300.000 92.695000 NJDX Local 550,000.000000 0.00 0.00 0.00 165,000,000.00
Base 5,933.437618 0.00 0.00 0.00 1,780,031.29
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

JAPANESE YEN  Total

48,300.000 0.00

0.00

122,695.00

1,311.97

0.00

0.00

267,368,594.00

2,874,648.42

Local

Base

POUND STERLING

ACI016KI9 ANACAP CREDIT OPPS II LP LIMITED PARTNERSHIP 01 Feb 2013 MANAGEMENT FEES INSIDE-COMMIT GBP/BOS01 Feb 2013

222,657.530 0.632927 NJBE Local 1.000000 0.00 0.00 0.00 222,657.53
Base 1.579960 0.00 0.00 0.00 351,789.99

B79WC1900 STARWOOD EUROPEAN REAL ESTATE STARWOOD EUROPEAN 14 Feb 2013 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB19 Feb 2013

100,000.000 0.644081 NJDX Local 1.046500 0.00 156.98 0.00 104,806.98
Base 1.624796 0.00 243.73 0.00 162,723.29

POUND STERLING  Total

322,657.530 0.00

0.00

156.98

243.73

0.00

0.00

327,464.51

514,513.28

Local

Base

SINGAPORE DOLLAR

630930907 CAPITALAND LTD COMMON STOCK NPV 15 Feb 2013 DBS VICKERS SECURITIES (SINGAPORE) SGD/SG4 0.0120 Feb 2013

100,000.000 1.237600 NJDX Local 3.919500 0.00 783.90 156.78 392,890.68
Base 3.167017 0.00 633.40 126.68 317,461.76

SINGAPORE DOLLAR  Total

100,000.000 0.00

0.00

783.90

633.40

156.78

126.68

392,890.68

317,461.76

Local

Base

US DOLLAR

04010L103 ARES CAPITAL CORP COMMON STOCK USD. 13 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0119 Feb 2013

70,000.000 1.000000 NJBE Local 18.305700 0.00 700.00 0.00 1,282,099.00
Base 18.305700 0.00 700.00 0.00 1,282,099.00

14 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0120 Feb 2013
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

35,000.000 1.000000 NJBE Local 18.293500 0.00 350.00 0.00 640,622.50
Base 18.293500 0.00 350.00 0.00 640,622.50

15 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0121 Feb 2013

65,000.000 1.000000 NJBE Local 18.372200 0.00 650.00 0.00 1,194,843.00
Base 18.372200 0.00 650.00 0.00 1,194,843.00

19 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0122 Feb 2013

25,000.000 1.000000 NJBE Local 18.413700 0.00 250.00 0.00 460,592.50
Base 18.413700 0.00 250.00 0.00 460,592.50

04010L103 Total

195,000.000 Local 0.00 1,950.00 0.00 3,578,157.00
Base 0.00 1,950.00 0.00 3,578,157.00

05564E106 BRE PROPERTIES INC REIT USD.01 01 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0106 Feb 2013

20,000.000 1.000000 NJDX Local 50.109800 0.00 200.00 0.00 1,002,396.00
Base 50.109800 0.00 200.00 0.00 1,002,396.00

166764100 CHEVRON CORP COMMON STOCK USD.7513 Feb 2013 INSTINET LLC USD/DTC 0.0119 Feb 2013

28,000.000 1.000000 NJDP Local 115.319800 0.00 196.00 0.00 3,229,150.39
Base 115.319800 0.00 196.00 0.00 3,229,150.39

14 Feb 2013 INSTINET LLC USD/DTC 0.0120 Feb 2013

30,000.000 1.000000 NJDP Local 115.601100 0.00 210.00 0.00 3,468,243.00
Base 115.601100 0.00 210.00 0.00 3,468,243.00

15 Feb 2013 INSTINET LLC USD/DTC 0.0121 Feb 2013

55,000.000 1.000000 NJDP Local 114.695100 0.00 385.00 0.00 6,308,615.50
Base 114.695100 0.00 385.00 0.00 6,308,615.50

19 Feb 2013 INSTINET USD/DTC 0.0122 Feb 2013

20,000.000 1.000000 NJDP Local 115.943700 0.00 140.00 0.00 2,319,014.00
Base 115.943700 0.00 140.00 0.00 2,319,014.00

20 Feb 2013 INSTINET LLC USD/DTC 0.0125 Feb 2013

20,000.000 1.000000 NJDP Local 115.640600 0.00 140.00 0.00 2,312,952.00
Base 115.640600 0.00 140.00 0.00 2,312,952.00
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

21 Feb 2013 INSTINET LLC USD/DTC 0.0126 Feb 2013

20,000.000 1.000000 NJDP Local 114.654600 0.00 140.00 0.00 2,293,232.00
Base 114.654600 0.00 140.00 0.00 2,293,232.00

166764100 Total

173,000.000 Local 0.00 1,211.00 0.00 19,931,206.89
Base 0.00 1,211.00 0.00 19,931,206.89

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0114 Feb 2013 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC

180,000.000 1.000000 NJBE Local 36.980000 0.00 0.00 0.00 6,656,400.00
Base 36.980000 0.00 0.00 0.00 6,656,400.00

370023103 GENERAL GROWTH PROPERTIES REIT USD.01 05 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0108 Feb 2013

50,000.000 1.000000 NJDX Local 20.623900 0.00 500.00 0.00 1,031,695.00
Base 20.623900 0.00 500.00 0.00 1,031,695.00

11 Feb 2013 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0314 Feb 2013

22,000.000 1.000000 NJDX Local 20.150500 0.00 660.00 0.00 443,971.00
Base 20.150500 0.00 660.00 0.00 443,971.00

370023103 Total

72,000.000 Local 0.00 1,160.00 0.00 1,475,666.00
Base 0.00 1,160.00 0.00 1,475,666.00

376549101 GLADSTONE LAND CORP COMMON STOCK 07 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0112 Feb 2013

10,000.000 1.000000 NJDP Local 14.705800 0.00 100.00 0.00 147,158.00
Base 14.705800 0.00 100.00 0.00 147,158.00

464285105 ISHARES GOLD TRUST ISHARES GOLD TRUST 11 Feb 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0114 Feb 2013

625,000.000 1.000000 NJDW Local 16.033000 0.00 6,250.00 0.00 10,026,875.00
Base 16.033000 0.00 6,250.00 0.00 10,026,875.00

469993943 JLL PARTNERS FUND V LP 26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

383,333.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 383,333.00
Base 1.000000 0.00 0.00 0.00 383,333.00
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

469993968 JLL PARTNERS FUND VI LP 12 Feb 2013 CAPITAL CALL USD/BOS12 Feb 2013

743,293.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 743,293.00
Base 1.000000 0.00 0.00 0.00 743,293.00

554489104 MACK CALI REALTY CORP REIT USD.01 07 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0112 Feb 2013

25,000.000 1.000000 NJDP Local 26.758000 0.00 250.00 0.00 669,200.00
Base 26.758000 0.00 250.00 0.00 669,200.00

65299R947 ONEX PARTNERS III L P 14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

635,760.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 635,760.00
Base 1.000000 0.00 0.00 0.00 635,760.00

66899X995 NORTHWOOD REAL ESTATE LP 07 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS07 Feb 2013

230,831.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 230,831.00
Base 1.000000 0.00 0.00 0.00 230,831.00

07 Feb 2013 MANAGEMENT FEES INSIDE-COMMIT USD/BOS07 Feb 2013

757,021.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 757,021.00
Base 1.000000 0.00 0.00 0.00 757,021.00

20 Feb 2013 CAPITAL CALL USD/BOS20 Feb 2013

3,063,073.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 3,063,073.00
Base 1.000000 0.00 0.00 0.00 3,063,073.00

66899X995 Total

4,050,925.000 Local 0.00 0.00 0.00 4,050,925.00
Base 0.00 0.00 0.00 4,050,925.00

76131N101 RETAIL OPPORTUNITY INVESTMEN REIT USD.0001 13 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0119 Feb 2013

50,000.000 1.000000 NJDX Local 12.900000 0.00 500.00 0.00 645,500.00
Base 12.900000 0.00 500.00 0.00 645,500.00

14 Feb 2013 J.P. MORGAN CLEARING CORP. USD/DTC 0.0320 Feb 2013

10,000.000 1.000000 NJDX Local 12.890000 0.00 300.00 0.00 129,200.00
Base 12.890000 0.00 300.00 0.00 129,200.00

14 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0120 Feb 2013
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

10,000.000 1.000000 NJDX Local 12.890000 0.00 100.00 0.00 129,000.00
Base 12.890000 0.00 100.00 0.00 129,000.00

19 Feb 2013 BMO CAPITAL MARKETS USD/DTC 0.0122 Feb 2013

40,000.000 1.000000 NJDX Local 12.899800 0.00 400.00 0.00 516,392.00
Base 12.899800 0.00 400.00 0.00 516,392.00

76131N101 Total

110,000.000 Local 0.00 1,300.00 0.00 1,420,092.00
Base 0.00 1,300.00 0.00 1,420,092.00

76199H921 THE RESOLUTE FUND II L.P. 26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

662,152.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 662,152.00
Base 1.000000 0.00 0.00 0.00 662,152.00

78573L106 SABRA HEALTH CARE REIT INC REIT USD.01 11 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0114 Feb 2013

5,000.000 1.000000 NJDX Local 25.929900 0.00 50.00 0.00 129,699.50
Base 25.929900 0.00 50.00 0.00 129,699.50

828806109 SIMON PROPERTY GROUP INC REIT USD.0001 04 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0107 Feb 2013

5,000.000 1.000000 NJDX Local 162.608100 0.00 50.00 0.00 813,090.50
Base 162.608100 0.00 50.00 0.00 813,090.50

13 Feb 2013 KING, CL,& ASSOCIATES, INC USD/DTC 0.0119 Feb 2013

2,000.000 1.000000 NJDX Local 162.490800 0.00 20.00 0.00 325,001.60
Base 162.490800 0.00 20.00 0.00 325,001.60

828806109 Total

7,000.000 Local 0.00 70.00 0.00 1,138,092.10
Base 0.00 70.00 0.00 1,138,092.10

875465106 TANGER FACTORY OUTLET CENTER REIT USD.01 01 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0106 Feb 2013

50,000.000 1.000000 NJDX Local 35.456100 0.00 500.00 0.00 1,773,305.00
Base 35.456100 0.00 500.00 0.00 1,773,305.00

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 19 Feb 2013 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC

17,000.000 1.000000 NJBE Local 63.770000 0.00 0.00 0.00 1,084,090.00
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 63.770000 0.00 0.00 0.00 1,084,090.00

19 Feb 2013 MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC

5,407.000 1.000000 NJBE Local 63.770000 0.00 0.00 0.00 344,804.39
Base 63.770000 0.00 0.00 0.00 344,804.39

87612G101 Total

22,407.000 Local 0.00 0.00 0.00 1,428,894.39
Base 0.00 0.00 0.00 1,428,894.39

921EDD905 NORTHWOOD RE CO INVESTORS LP LIMITED PARTNERSHIP 07 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS07 Feb 2013

155,640.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 155,640.00
Base 1.000000 0.00 0.00 0.00 155,640.00

93099G911 WLR RECOVERY FUND IV L P 01 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS01 Feb 2013

807,329.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 807,329.00
Base 1.000000 0.00 0.00 0.00 807,329.00

21 Feb 2013 CAPITAL CALL USD/BOS21 Feb 2013

729,042.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 729,042.00
Base 1.000000 0.00 0.00 0.00 729,042.00

93099G911 Total

1,536,371.000 Local 0.00 0.00 0.00 1,536,371.00
Base 0.00 0.00 0.00 1,536,371.00

98886K108 ZAIS FINANCIAL CORP REIT USD.0001 08 Feb 2013 DEUTSCHE BANK SECURITIES INC USD/DTC13 Feb 2013

400,000.000 1.000000 NJDP Local 21.250000 0.00 0.00 0.00 8,500,000.00
Base 21.250000 0.00 0.00 0.00 8,500,000.00

11 Feb 2013 KING, CL,& ASSOCIATES, INC USD/DTC 0.0114 Feb 2013

12,340.000 1.000000 NJDP Local 19.650000 0.00 123.40 0.00 242,604.40
Base 19.650000 0.00 123.40 0.00 242,604.40

98886K108 Total

412,340.000 Local 0.00 123.40 0.00 8,742,604.40
Base 0.00 123.40 0.00 8,742,604.40
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Purchase Report by Report Date
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

ACI004QF5 NJDOI/GMAM CORE PLUS REAL EST REIT 06 Feb 2013 CAPITAL CALL USD/BOS06 Feb 2013

2,185,415.560 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 2,185,415.56
Base 1.000000 0.00 0.00 0.00 2,185,415.56

ACI004QN8 CSFB NJDI INVESTMENT FUND LIMITED PARTNERSHIP 20 Feb 2013 CAPITAL CALL USD/BOS20 Feb 2013

1,500,000.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 1,500,000.00
Base 1.000000 0.00 0.00 0.00 1,500,000.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

3,000,000.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 3,000,000.00
Base 1.000000 0.00 0.00 0.00 3,000,000.00

ACI004QN8 Total

4,500,000.000 Local 0.00 0.00 0.00 4,500,000.00
Base 0.00 0.00 0.00 4,500,000.00

ACI004QS7 GS PRIVATE EQUITY PARTNERS NJ LIMITED PARTNERSHIP 26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

86,120.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 86,120.00
Base 1.000000 0.00 0.00 0.00 86,120.00

26 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS26 Feb 2013

32,806.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 32,806.00
Base 1.000000 0.00 0.00 0.00 32,806.00

ACI004QS7 Total

118,926.000 Local 0.00 0.00 0.00 118,926.00
Base 0.00 0.00 0.00 118,926.00

ACI004RH0 NJHL EUR BUYOUT FND SER C LIMITED PARTNERSHIP 21 Feb 2013 CAPITAL CALL USD/BOS21 Feb 2013

701,840.420 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 701,840.42
Base 1.000000 0.00 0.00 0.00 701,840.42

ACI004S30 NEW JERSY ASIA INVESTORS LIMITED PARTNERSHIP 11 Feb 2013 CAPITAL CALL USD/BOS11 Feb 2013

5,238,581.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 5,238,581.00
Base 1.000000 0.00 0.00 0.00 5,238,581.00

11 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS11 Feb 2013
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32,035.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 32,035.00
Base 1.000000 0.00 0.00 0.00 32,035.00

11 Feb 2013 CAPITAL CALL USD/BOS

5,238,581.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 5,238,581.00
Base 1.000000 0.00 0.00 0.00 5,238,581.00

11 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-5,238,581.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -5,238,581.00
Base 1.000000 0.00 0.00 0.00 -5,238,581.00

11 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS

32,035.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 32,035.00
Base 1.000000 0.00 0.00 0.00 32,035.00

11 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOSCANCEL

-32,035.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -32,035.00
Base 1.000000 0.00 0.00 0.00 -32,035.00

ACI004S30 Total

5,270,616.000 Local 0.00 0.00 0.00 5,270,616.00
Base 0.00 0.00 0.00 5,270,616.00

ACI004S48 NJHL EUR BUYOUT FND SER B LIMITED PARTNERSHIP 01 Feb 2013 CAPITAL CALL USD/BOS01 Feb 2013

142,285.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 142,285.00
Base 1.000000 0.00 0.00 0.00 142,285.00

07 Feb 2013 CAPITAL CALL USD/BOS07 Feb 2013

190,204.720 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 190,204.72
Base 1.000000 0.00 0.00 0.00 190,204.72

07 Feb 2013 CAPITAL CALL USD/BOS07 Feb 2013

52,740.230 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 52,740.23
Base 1.000000 0.00 0.00 0.00 52,740.23

14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

1,444,063.220 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 1,444,063.22
Base 1.000000 0.00 0.00 0.00 1,444,063.22
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15 Feb 2013 CAPITAL CALL USD/BOS15 Feb 2013

575,950.190 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 575,950.19
Base 1.000000 0.00 0.00 0.00 575,950.19

26 Feb 2013 CAPITAL CALL USD/BOS

940,355.590 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 940,355.59
Base 1.000000 0.00 0.00 0.00 940,355.59

26 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-940,355.590 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -940,355.59
Base 1.000000 0.00 0.00 0.00 -940,355.59

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

940,355.590 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 940,355.59
Base 1.000000 0.00 0.00 0.00 940,355.59

ACI004S48 Total

3,345,598.950 Local 0.00 0.00 0.00 3,345,598.95
Base 0.00 0.00 0.00 3,345,598.95

ACI004S55 NJHL EUR BUYOUT FND SER A LIMITED PARTNERSHIP 22 Feb 2013 CAPITAL CALL USD/BOS22 Feb 2013

2,249.870 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 2,249.87
Base 1.000000 0.00 0.00 0.00 2,249.87

ACI004X91 CSFB/NJDI INVESTMENT 2008 1SER LIMITED PARTNERSHIP 05 Feb 2013 CAPITAL CALL USD/BOS05 Feb 2013

5,000,000.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 5,000,000.00
Base 1.000000 0.00 0.00 0.00 5,000,000.00

13 Feb 2013 CAPITAL CALL USD/BOS13 Feb 2013

5,000,000.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 5,000,000.00
Base 1.000000 0.00 0.00 0.00 5,000,000.00

ACI004X91 Total

10,000,000.000 Local 0.00 0.00 0.00 10,000,000.00
Base 0.00 0.00 0.00 10,000,000.00

ACI005C00 OMEGA OVERSEAS PRTNR LTD CL B2 MUTUAL FUND 01 Feb 2013 CAPITAL CALL USD/BOS01 Feb 2013
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25,000,000.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00

ACI005C34 BLACKSTONE RE PRTNR VI TE 2 REIT 14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

192,941.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 192,941.00
Base 1.000000 0.00 0.00 0.00 192,941.00

14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

30,708.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 30,708.00
Base 1.000000 0.00 0.00 0.00 30,708.00

14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

70,391.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 70,391.00
Base 1.000000 0.00 0.00 0.00 70,391.00

14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

84,170.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 84,170.00
Base 1.000000 0.00 0.00 0.00 84,170.00

ACI005C34 Total

378,210.000 Local 0.00 0.00 0.00 378,210.00
Base 0.00 0.00 0.00 378,210.00

ACI0093T9 SHERIDAN PRODUCTION PTN II B LIMITED PARTNERSHIP 22 Feb 2013 CAPITAL CALL USD/BOS22 Feb 2013

55,500,000.000 1.000000 NJER Local 1.000000 0.00 0.00 0.00 55,500,000.00
Base 1.000000 0.00 0.00 0.00 55,500,000.00

ACI00DBR5 TENEX CAPITAL PARTNERS LP LIMITED PARTNERSHIP 26 Feb 2013 CAPITAL CALL USD/BOS

7,258,599.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 7,258,599.00
Base 1.000000 0.00 0.00 0.00 7,258,599.00

26 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-7,258,599.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -7,258,599.00
Base 1.000000 0.00 0.00 0.00 -7,258,599.00

26 Feb 2013 CAPITAL CALL USD/BOS

2,238,621.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 2,238,621.00
Base 1.000000 0.00 0.00 0.00 2,238,621.00
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26 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-2,238,621.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -2,238,621.00
Base 1.000000 0.00 0.00 0.00 -2,238,621.00

28 Feb 2013 CAPITAL CALL USD/BOS

692,325.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 692,325.00
Base 1.000000 0.00 0.00 0.00 692,325.00

28 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-692,325.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 -692,325.00
Base 1.000000 0.00 0.00 0.00 -692,325.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

421,579.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 421,579.00
Base 1.000000 0.00 0.00 0.00 421,579.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

905,510.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 905,510.00
Base 1.000000 0.00 0.00 0.00 905,510.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

1,941,675.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 1,941,675.00
Base 1.000000 0.00 0.00 0.00 1,941,675.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

232,711.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 232,711.00
Base 1.000000 0.00 0.00 0.00 232,711.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

549,403.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 549,403.00
Base 1.000000 0.00 0.00 0.00 549,403.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

2,238,261.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 2,238,261.00
Base 1.000000 0.00 0.00 0.00 2,238,261.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

692,325.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 692,325.00
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Base 1.000000 0.00 0.00 0.00 692,325.00

26 Feb 2013 CAPITAL CALL USD/BOS26 Feb 2013

277,133.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 277,133.00
Base 1.000000 0.00 0.00 0.00 277,133.00

ACI00DBR5 Total

7,258,597.000 Local 0.00 0.00 0.00 7,258,597.00
Base 0.00 0.00 0.00 7,258,597.00

ACI00DFJ9 NEWSTONE CAP PARTNERS II, LP LIMITED PARTNERSHIP 07 Feb 2013 CAPITAL CALL USD/BOS07 Feb 2013

3,401,563.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 3,401,563.00
Base 1.000000 0.00 0.00 0.00 3,401,563.00

ACI00O5M9 LONE STAR REAL ESTATE FD II US REIT 19 Feb 2013 CAPITAL CALL USD/BOS

572,830.780 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 572,830.78
Base 1.000000 0.00 0.00 0.00 572,830.78

19 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-572,830.780 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 -572,830.78
Base 1.000000 0.00 0.00 0.00 -572,830.78

19 Feb 2013 CAPITAL CALL USD/BOS19 Feb 2013

572,830.780 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 572,830.78
Base 1.000000 0.00 0.00 0.00 572,830.78

ACI00O5M9 Total

572,830.780 Local 0.00 0.00 0.00 572,830.78
Base 0.00 0.00 0.00 572,830.78

ACI00O5N7 LONE STAR FUND VII (U.S.) REIT 14 Feb 2013 CAPITAL CALL USD/BOS14 Feb 2013

1,833,985.260 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 1,833,985.26
Base 1.000000 0.00 0.00 0.00 1,833,985.26

ACI00TGA2 BLACKSTONE RE PARTNERS VII REIT 08 Feb 2013 CAPITAL CALL USD/BOS08 Feb 2013

3,245,916.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 3,245,916.00
Base 1.000000 0.00 0.00 0.00 3,245,916.00
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08 Feb 2013 CAPITAL CALL USD/BOS

5,163,076.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 5,163,076.00
Base 1.000000 0.00 0.00 0.00 5,163,076.00

08 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-5,163,076.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 -5,163,076.00
Base 1.000000 0.00 0.00 0.00 -5,163,076.00

08 Feb 2013 CAPITAL CALL USD/BOS08 Feb 2013

100,259.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 100,259.00
Base 1.000000 0.00 0.00 0.00 100,259.00

08 Feb 2013 CAPITAL CALL USD/BOS08 Feb 2013

4,540,425.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 4,540,425.00
Base 1.000000 0.00 0.00 0.00 4,540,425.00

08 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS08 Feb 2013

622,651.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 622,651.00
Base 1.000000 0.00 0.00 0.00 622,651.00

ACI00TGA2 Total

8,509,251.000 Local 0.00 0.00 0.00 8,509,251.00
Base 0.00 0.00 0.00 8,509,251.00

ACI00TKG4 GS EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

30,347.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 30,347.00
Base 1.000000 0.00 0.00 0.00 30,347.00

ACI00TKI0 RCW ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

3,964,633.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 3,964,633.00
Base 1.000000 0.00 0.00 0.00 3,964,633.00

ACI00TKJ8 RCW CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

3,469,054.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 3,469,054.00
Base 1.000000 0.00 0.00 0.00 3,469,054.00

ACI00TKO7 AIA ABSOLUTE RETURN FUNDS LIMITED PARTNERSHIP 27 Feb 2013 CAPITAL CALL USD/BOS27 Feb 2013
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60,000,000.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 60,000,000.00
Base 1.000000 0.00 0.00 0.00 60,000,000.00

ACI00TKR0 GS OTHER ASSETS   LIABILITIES LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

447,807.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 447,807.00
Base 1.000000 0.00 0.00 0.00 447,807.00

ACI00TKS8 RCW EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

5,946,950.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 5,946,950.00
Base 1.000000 0.00 0.00 0.00 5,946,950.00

ACI00TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

1,545.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 1,545.00
Base 1.000000 0.00 0.00 0.00 1,545.00

ACI00TLB4 AIA CASH   RECEIVABLES LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

104,561.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 104,561.00
Base 1.000000 0.00 0.00 0.00 104,561.00

ACI00WOP3 VISTA EQUITY PARTNERS IV LIMITED PARTNERSHIP 15 Feb 2013 CAPITAL CALL USD/BOS15 Feb 2013

787,694.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 787,694.00
Base 1.000000 0.00 0.00 0.00 787,694.00

ACI01BTQ1 TENAYA CAPITAL VI LP LIMITED PARTNERSHIP 22 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS22 Feb 2013

9,229.350 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 9,229.35
Base 1.000000 0.00 0.00 0.00 9,229.35

22 Feb 2013 CAPITAL CALL USD/BOS22 Feb 2013

1,878,048.780 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 1,878,048.78
Base 1.000000 0.00 0.00 0.00 1,878,048.78

ACI01BTQ1 Total

1,887,278.130 Local 0.00 0.00 0.00 1,887,278.13
Base 0.00 0.00 0.00 1,887,278.13

ACI01OMV9 BLACKSTONE TACTICAL OPPTY FUND LIMITED PARTNERSHIP 06 Feb 2013 PARTNERSHIP COST-INSIDE COMMIT USD/BOS06 Feb 2013

339,179.220 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 339,179.22
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Base 1.000000 0.00 0.00 0.00 339,179.22

ACI01OMV9 BLACKSTONE TACTICAL OPPTY FUND LIMITED PARTNERSHIP 19 Feb 2013 CAPITAL CALL USD/BOS19 Feb 2013

1,073,441.430 1.000000 NJER Local 1.000000 0.00 0.00 0.00 1,073,441.43
Base 1.000000 0.00 0.00 0.00 1,073,441.43

25 Feb 2013 CAPITAL CALL USD/BOS25 Feb 2013

14,553,784.720 1.000000 NJER Local 1.000000 0.00 0.00 0.00 14,553,784.72
Base 1.000000 0.00 0.00 0.00 14,553,784.72

ACI01OMV9 Total

15,966,405.370 Local 0.00 0.00 0.00 15,966,405.37
Base 0.00 0.00 0.00 15,966,405.37

ACI01UGH3 EXETER CORE INDUSTRIAL VENTURE REIT 19 Feb 2013 CAPITAL CALL USD/BOS

8,415,000.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 8,415,000.00
Base 1.000000 0.00 0.00 0.00 8,415,000.00

19 Feb 2013 CAPITAL CALL USD/BOSCANCEL

-8,415,000.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 -8,415,000.00
Base 1.000000 0.00 0.00 0.00 -8,415,000.00

19 Feb 2013 CAPITAL CALL USD/BOS19 Feb 2013

8,415,000.000 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 8,415,000.00
Base 1.000000 0.00 0.00 0.00 8,415,000.00

ACI01UGH3 Total

8,415,000.000 Local 0.00 0.00 0.00 8,415,000.00
Base 0.00 0.00 0.00 8,415,000.00

ACI01UZE9 NB/NJ CUSTOM INVESTMNT FND II LIMITED PARTNERSHIP 20 Feb 2013 CAPITAL CALL USD/BOS20 Feb 2013

7,425,743.000 1.000000 NJBE Local 1.000000 0.00 0.00 0.00 7,425,743.00
Base 1.000000 0.00 0.00 0.00 7,425,743.00

ACI02C2F1 REAL ESTATE CAPT ASIA PART III REIT 15 Feb 2013 MANAGEMENT FEES INSIDE-COMMIT USD/BOS

7,064,150.940 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 7,064,150.94
Base 1.000000 0.00 0.00 0.00 7,064,150.94
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15 Feb 2013 MANAGEMENT FEES INSIDE-COMMIT USD/BOSCANCEL

-7,064,150.940 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 -7,064,150.94
Base 1.000000 0.00 0.00 0.00 -7,064,150.94

15 Feb 2013 CAPITAL CALL USD/BOS15 Feb 2013

7,064,150.940 1.000000 NJBR Local 1.000000 0.00 0.00 0.00 7,064,150.94
Base 1.000000 0.00 0.00 0.00 7,064,150.94

ACI02C2F1 Total

7,064,150.940 Local 0.00 0.00 0.00 7,064,150.94
Base 0.00 0.00 0.00 7,064,150.94

ACI02EBI1 MKP OPPORTUNITY PARTNERS, L.P. LIMITED PARTNERSHIP 28 Feb 2013 CAPITAL CALL USD/BOS28 Feb 2013

25,000,000.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 25,000,000.00
Base 1.000000 0.00 0.00 0.00 25,000,000.00

US DOLLAR  Total

279,164,473.280 0.00

0.00

13,164.40

13,164.40

0.00

0.00

335,377,472.56

335,377,472.56

Local

Base

EQUITY  Total
280,150,308.810

0.00 22,447.65 2,755.03 342,682,822.29Base

OPTIONS BOUGHTBACK
US DOLLAR

99ZB38794 SPDR GOLD SHARES MAR13 154 PUT 20 Feb 2013 GOLDMAN SACHS + CO USD/NYF 1.0021 Feb 2013

500.000 1.000000 NJDW Local 2.775300 0.00 500.00 0.00 139,265.00
Base 2.775300 0.00 500.00 0.00 139,265.00

US DOLLAR  Total

500.000 0.00

0.00

500.00

500.00

0.00

0.00

139,265.00

139,265.00

Local

Base
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Purchase Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

OPTIONS BOUGHTBACK  Total
500.000

0.00 500.00 0.00 139,265.00Base

PURCHASE Total
280,150,808.810

0.00 22,947.65 2,755.03 342,822,087.29Base
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

EQUITY
AUSTRALIAN DOLLAR

615066909 COMMONWEALTH PROPERTY OFFICE REIT NPV 06 Feb 2013 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU811 Feb 2013

100,000.000 0.969133 NJDX Local 1.140000 0.00 228.00 0.00 113,772.00
Base 1.176309 0.00 235.26 0.00 117,395.65

22 Feb 2013 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU827 Feb 2013

500,000.000 0.970356 NJDX Local 1.087200 0.00 1,087.20 0.00 542,512.80
Base 1.120414 0.00 1,120.41 0.00 559,086.36

615066909 Total

600,000.000 Local 0.00 1,315.20 0.00 656,284.80
Base 0.00 1,355.67 0.00 676,482.01

AUSTRALIAN DOLLAR  Total

600,000.000 0.00

0.00

1,315.20

1,355.67

0.00

0.00

656,284.80

676,482.01

Local

Base

HONG KONG DOLLAR

B16YNS901 SHIMAO PROPERTY HOLDINGS LTD COMMON STOCK HKD.1 07 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK114 Feb 2013

100,000.000 7.755650 NJDX Local 15.472800 0.00 3,094.56 1,671.78 1,542,513.65
Base 1.995036 0.00 399.01 215.56 198,889.02

B27WLD907 SOHO CHINA LTD COMMON STOCK HKD.0206 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK108 Feb 2013

150,000.000 7.754400 NJDX Local 6.458900 0.00 1,937.67 1,046.51 965,850.81
Base 0.832934 0.00 249.88 134.96 124,555.20

07 Feb 2013 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK114 Feb 2013

417,000.000 7.755650 NJDX Local 6.223800 0.00 5,190.65 2,803.63 2,587,330.31
Base 0.802486 0.00 669.27 361.50 333,605.86

B27WLD907 Total

567,000.000 Local 0.00 7,128.32 3,850.14 3,553,181.12
Base 0.00 919.15 496.46 458,161.06
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

HONG KONG DOLLAR  Total

667,000.000 0.00

0.00

10,222.88

1,318.16

5,521.92

712.02

5,095,694.77

657,050.08

Local

Base

JAPANESE YEN

B8RBZV903 GLP J REIT REIT 15 Feb 2013 CLSA SINGAPORE PTE LTD. JPY/JP3 0.9820 Feb 2013

2,000.000 93.810000 NJDX Local 76,251.300000 0.00 183,003.00 0.00 152,319,597.00
Base 812.826991 0.00 1,950.78 0.00 1,623,703.20

19 Feb 2013 CLSA SINGAPORE PTE LTD. JPY/JP3 1.0022 Feb 2013

1,000.000 93.520000 NJDX Local 77,750.500000 0.00 93,301.00 0.00 77,657,199.00
Base 831.378315 0.00 997.66 0.00 830,380.66

B8RBZV903 Total

3,000.000 Local 0.00 276,304.00 0.00 229,976,796.00
Base 0.00 2,948.44 0.00 2,454,083.86

JAPANESE YEN  Total

3,000.000 0.00

0.00

276,304.00

2,948.44

0.00

0.00

229,976,796.00

2,454,083.86

Local

Base

POUND STERLING

013670005 BRITISH LAND CO PLC REIT GBP.25 05 Feb 2013 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0108 Feb 2013

10,000.000 0.638244 NJDX Local 5.670000 0.00 85.05 1.00 56,613.95
Base 8.883750 0.00 133.26 1.57 88,702.67

POUND STERLING  Total

10,000.000 0.00

0.00

85.05

133.26

1.00

1.57

56,613.95

88,702.67

Local

Base

US DOLLAR

112900105 BROOKFIELD OFFICE PROPERTIES COMMON STOCK NPV 12 Feb 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0115 Feb 2013

25,000.000 1.000000 NJDX Local 16.676300 0.00 250.00 9.34 416,648.16
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 16.676300 0.00 250.00 9.34 416,648.16

288522303 ELLINGTON FINANCIAL LLC MLP 01 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0106 Feb 2013

25,000.000 1.000000 NJDP Local 24.054300 0.00 250.00 13.48 601,094.02
Base 24.054300 0.00 250.00 13.48 601,094.02

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0122 Feb 2013 THEMIS TRADING LLC USD/DTC 0.01

180,000.000 1.000000 NJBE Local 36.623500 0.00 1,800.00 147.67 6,590,282.33
Base 36.623500 0.00 1,800.00 147.67 6,590,282.33

448579102 HYATT HOTELS CORP   CL A COMMON STOCK USD.0114 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0120 Feb 2013

19,300.000 1.000000 NJDX Local 41.580400 0.00 193.00 17.98 802,290.74
Base 41.580400 0.00 193.00 17.98 802,290.74

84860F109 SPIRIT REALTY CAPITAL INC REIT USD.01 01 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0106 Feb 2013

25,000.000 1.000000 NJDP Local 19.732300 0.00 250.00 11.06 493,046.44
Base 19.732300 0.00 250.00 11.06 493,046.44

19 Feb 2013 LAZARD CAPITAL MARKETS LLC USD/DTC 0.0422 Feb 2013

25,000.000 1.000000 NJDP Local 19.977400 0.00 1,000.00 11.19 498,423.81
Base 19.977400 0.00 1,000.00 11.19 498,423.81

84860F109 Total

50,000.000 Local 0.00 1,250.00 22.25 991,470.25
Base 0.00 1,250.00 22.25 991,470.25

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 27 Feb 2013 THEMIS TRADING LLC USD/DTC 0.01

6,000.000 1.000000 NJBE Local 59.383600 0.00 60.00 7.99 356,233.61
Base 59.383600 0.00 60.00 7.99 356,233.61

27 Feb 2013 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.03

8,000.000 1.000000 NJBE Local 60.219200 0.00 240.00 10.80 481,502.80
Base 60.219200 0.00 240.00 10.80 481,502.80

87612G101 Total

14,000.000 Local 0.00 300.00 18.79 837,736.41
Base 0.00 300.00 18.79 837,736.41
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

902653104 UDR INC REIT USD.01 01 Feb 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0106 Feb 2013

50,000.000 1.000000 NJDX Local 23.711400 0.00 500.00 26.56 1,185,043.43
Base 23.711400 0.00 500.00 26.56 1,185,043.43

929042109 VORNADO REALTY TRUST REIT USD.04 11 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0114 Feb 2013

5,000.000 1.000000 NJDX Local 84.844100 0.00 50.00 9.51 424,160.99
Base 84.844100 0.00 50.00 9.51 424,160.99

98886K108 ZAIS FINANCIAL CORP REIT USD.0001 12 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0115 Feb 2013

12,340.000 1.000000 NJDP Local 19.721900 0.00 123.40 5.46 243,239.39
Base 19.721900 0.00 123.40 5.46 243,239.39

13 Feb 2013 THEMIS TRADING LLC USD/DTC 0.0119 Feb 2013

1,500.000 1.000000 NJDP Local 19.746000 0.00 15.00 0.67 29,603.33
Base 19.746000 0.00 15.00 0.67 29,603.33

98886K108 Total

13,840.000 Local 0.00 138.40 6.13 272,842.72
Base 0.00 138.40 6.13 272,842.72

ACI00TKF6 GS CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

29,455.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 29,455.00
Base 1.000000 0.00 0.00 0.00 29,455.00

ACI00TKG4 GS EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

418,352.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 418,352.00
Base 1.000000 0.00 0.00 0.00 418,352.00

ACI00TKJ8 RCW CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

1,545.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 1,545.00
Base 1.000000 0.00 0.00 0.00 1,545.00

ACI00TKP4 AIA CREDIT ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

18,777.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 18,777.00
Base 1.000000 0.00 0.00 0.00 18,777.00
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

ACI00TKR0 GS OTHER ASSETS   LIABILITIES LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

30,347.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 30,347.00
Base 1.000000 0.00 0.00 0.00 30,347.00

ACI00TKT6 RCW CASH/RECEIVABLES LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

13,380,637.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 13,380,637.00
Base 1.000000 0.00 0.00 0.00 13,380,637.00

ACI00TLA6 AIA EQUITY ORIENTED FUNDS LIMITED PARTNERSHIP 28 Feb 2013 STATE STREET BANK AND TRUST USD/OTH28 Feb 2013

85,784.000 1.000000 NJEF Local 1.000000 0.00 0.00 0.00 85,784.00
Base 1.000000 0.00 0.00 0.00 85,784.00

US DOLLAR  Total

14,347,037.000 0.00

0.00

4,731.40

4,731.40

271.71

271.71

26,086,466.05

26,086,466.05

Local

Base

EQUITY  Total
15,627,037.000

0.00 10,486.93 985.30 29,962,784.67Base

OPTIONS SOLD
US DOLLAR

99ZB38828 SPDR GOLD SHARES MAR13 160 PUT 20 Feb 2013 GOLDMAN SACHS + CO USD/NYF 1.0021 Feb 2013

500.000 1.000000 NJDW Local 7.147300 0.00 500.00 8.01 356,856.99
Base 7.147300 0.00 500.00 8.01 356,856.99

US DOLLAR  Total

500.000 0.00

0.00

500.00

500.00

8.01

8.01

356,856.99

356,856.99

Local

Base
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Sales Report by Report Date
Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

OPTIONS SOLD  Total
500.000

0.00 500.00 8.01 356,856.99Base

SALES Total
15,627,537.000

0.00 10,986.93 993.31 30,319,641.66Base
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Purchase Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

AUSTRALIAN DOLLAR

EQUITY
100,000.000 Local 0.00 711.14 0.00 356,281.14

Base 0.00 735.50 0.00 368,483.85
TRADES: 1

CANCELS: 0

AUSTRALIAN DOLLAR Total
100,000.000 Local 0.00 711.14 0.00 356,281.14

Base 0.00 735.50 0.00 368,483.85
TRADES: 1

CANCELS: 0

CANADIAN DOLLAR

EQUITY
32,378.000 Local 0.00 1,600.00 0.00 432,961.48

Base 0.00 1,596.09 0.00 431,888.47
TRADES: 4

CANCELS: 0

CANADIAN DOLLAR Total
32,378.000 Local 0.00 1,600.00 0.00 432,961.48

Base 0.00 1,596.09 0.00 431,888.47
TRADES: 4

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
3,000.000 Local 0.00 770.26 1,027.02 515,306.13

Base 0.00 1,037.90 1,383.87 694,355.92
TRADES: 4

CANCELS: 2
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Purchase Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

FRANCE Total

3,000.000 Local 0.00 770.26 1,027.02 515,306.13
Base 0.00 1,037.90 1,383.87 694,355.92

TRADES: 4
CANCELS: 2

GERMANY

EQUITY
16,500.000 Local 0.00 1,082.93 0.00 723,032.93

Base 0.00 1,420.21 0.00 948,225.06
TRADES: 2

CANCELS: 0

GERMANY Total

16,500.000 Local 0.00 1,082.93 0.00 723,032.93
Base 0.00 1,420.21 0.00 948,225.06

TRADES: 2
CANCELS: 0

UNITED STATES

EQUITY
0.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 1

UNITED STATES Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

TRADES: 1
CANCELS: 1

EURO CURRENCY Total
19,500.000 Local 0.00 1,853.19 1,027.02 1,238,339.06

Base 0.00 2,458.11 1,383.87 1,642,580.98
TRADES: 7

CANCELS: 3
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Purchase Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

HONG KONG DOLLAR

EQUITY
363,000.000 Local 0.00 17,870.74 9,650.83 8,962,892.15

Base 0.00 2,304.45 1,244.48 1,155,772.97
TRADES: 3

CANCELS: 0

HONG KONG DOLLAR Total
363,000.000 Local 0.00 17,870.74 9,650.83 8,962,892.15

Base 0.00 2,304.45 1,244.48 1,155,772.97
TRADES: 3

CANCELS: 0

JAPANESE YEN

EQUITY
48,300.000 Local 0.00 122,695.00 0.00 267,368,594.00

Base 0.00 1,311.97 0.00 2,874,648.42
TRADES: 2

CANCELS: 0

JAPANESE YEN Total
48,300.000 Local 0.00 122,695.00 0.00 267,368,594.00

Base 0.00 1,311.97 0.00 2,874,648.42
TRADES: 2

CANCELS: 0

POUND STERLING

EQUITY
322,657.530 Local 0.00 156.98 0.00 327,464.51

Base 0.00 243.73 0.00 514,513.28
TRADES: 2

CANCELS: 0
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Purchase Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

POUND STERLING Total
322,657.530 Local 0.00 156.98 0.00 327,464.51

Base 0.00 243.73 0.00 514,513.28
TRADES: 2

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
100,000.000 Local 0.00 783.90 156.78 392,890.68

Base 0.00 633.40 126.68 317,461.76
TRADES: 1

CANCELS: 0

SINGAPORE DOLLAR Total
100,000.000 Local 0.00 783.90 156.78 392,890.68

Base 0.00 633.40 126.68 317,461.76
TRADES: 1

CANCELS: 0

US DOLLAR

EQUITY
279,164,473.280 Local 0.00 13,164.40 0.00 335,377,472.56

Base 0.00 13,164.40 0.00 335,377,472.56
TRADES: 105

CANCELS: 10

OPTIONS BOUGHTBACK
500.000 Local 0.00 500.00 0.00 139,265.00

Base 0.00 500.00 0.00 139,265.00
TRADES: 1

CANCELS: 0

US DOLLAR Total
279,164,973.280 Local 0.00 13,664.40 0.00 335,516,737.56

Base 0.00 13,664.40 0.00 335,516,737.56
TRADES: 106

CANCELS: 10
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Purchase Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

PURCHASE Total
280,150,808.810

Base 0.00 22,947.65 2,755.03 342,822,087.29
TRADES: 126

CANCELS: 13

Page 33 Prepared by State Street



Sales Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

AUSTRALIAN DOLLAR

EQUITY
600,000.000 Local 0.00 1,315.20 0.00 656,284.80

Base 0.00 1,355.67 0.00 676,482.01
TRADES: 2

CANCELS: 0

AUSTRALIAN DOLLAR Total
600,000.000 Local 0.00 1,315.20 0.00 656,284.80

Base 0.00 1,355.67 0.00 676,482.01
TRADES: 2

CANCELS: 0

HONG KONG DOLLAR

EQUITY
667,000.000 Local 0.00 10,222.88 5,521.92 5,095,694.77

Base 0.00 1,318.16 712.02 657,050.08
TRADES: 3

CANCELS: 0

HONG KONG DOLLAR Total
667,000.000 Local 0.00 10,222.88 5,521.92 5,095,694.77

Base 0.00 1,318.16 712.02 657,050.08
TRADES: 3

CANCELS: 0

JAPANESE YEN

EQUITY
3,000.000 Local 0.00 276,304.00 0.00 229,976,796.00

Base 0.00 2,948.44 0.00 2,454,083.86
TRADES: 2

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

JAPANESE YEN Total
3,000.000 Local 0.00 276,304.00 0.00 229,976,796.00

Base 0.00 2,948.44 0.00 2,454,083.86
TRADES: 2

CANCELS: 0

POUND STERLING

EQUITY
10,000.000 Local 0.00 85.05 1.00 56,613.95

Base 0.00 133.26 1.57 88,702.67
TRADES: 1

CANCELS: 0

POUND STERLING Total
10,000.000 Local 0.00 85.05 1.00 56,613.95

Base 0.00 133.26 1.57 88,702.67
TRADES: 1

CANCELS: 0

US DOLLAR

EQUITY
14,347,037.000 Local 0.00 4,731.40 271.71 26,086,466.05

Base 0.00 4,731.40 271.71 26,086,466.05
TRADES: 19

CANCELS: 0

OPTIONS SOLD
500.000 Local 0.00 500.00 8.01 356,856.99

Base 0.00 500.00 8.01 356,856.99
TRADES: 1

CANCELS: 0

US DOLLAR Total
14,347,537.000 Local 0.00 5,231.40 279.72 26,443,323.04

Base 0.00 5,231.40 279.72 26,443,323.04
TRADES: 20

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

SALES Total
15,627,537.000

Base 0.00 10,986.93 993.31 30,319,641.66
TRADES: 28

CANCELS: 0
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Purchase Report by Report Date
Fund Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

EQUITY
280,150,308.810 Base 0.00 22,447.65 2,755.03 342,682,822.29

TRADES: 125
CANCELS: 13

OPTIONS BOUGHTBACK
500.000 Base 0.00 500.00 0.00 139,265.00

TRADES: 1
CANCELS: 0

PURCHASE Total
280,150,808.810 Base 0.00 22,947.65 2,755.03 342,822,087.29

TRADES: 126
CANCELS: 13
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Sales Report by Report Date
Fund Summary - Composite

February 1, 2013 to February 28, 2013 View Date: March 8, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
15,627,037.000 Base 0.00 10,486.93 985.30 29,962,784.67

TRADES: 27
CANCELS: 0

OPTIONS SOLD
500.000 Base 0.00 500.00 8.01 356,856.99

TRADES: 1
CANCELS: 0

SALES Total
15,627,537.000 Base 0.00 10,986.93 993.31 30,319,641.66

TRADES: 28
CANCELS: 0
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